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ril_ll PiedmontNatural Gas

July 11, 2012

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.
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t/] co

fT-I :_

O
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k,....)

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end April 30,
2012.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

4720 Piedm:)nt Row ©riue • Charlotte NC 2821(9

piedmontng.com

Natural Gas

July 11, 2012

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210
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Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end April 30,

2012.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-73 1-4560
Jenny.Furr@Piedmontng.corn

Enclosures

C: ORS

1;2t11' rim. at r: .; tr re . Iserlott. '1C a21O

ptedmontng.corn



o i i

o , ,

o , ,

A

l

A

v

AAA

O O O
O _ _'_

dQ6 d
rap (_

CO

O O O
O O

c5c6 d

_O T= I_-

co"

O O O
O _ _'_

L6c6 d

_D

O O O
O I._ I._

,6e, i d

o" ,--
T.-

O O
O

dQ6 '
O O,I
D--. I'.-

O O O
O O O

d_

_ T,- T,-

AAA
'_1" lID (D
VV_

oo iI
d

d _

_ o

OO OO
_" _-- OO

dd dd

8o
_ dd

o_'oo
_._. oo.

m'e4

o8

g

8

O

g
I"..-

t'N

co"

O

O
O
O
O

c5

GO

o(_)C7.

rT3

O
O
O
O

d

o_
O
O
O
O

C_

o_
0
0
0
0

c5

CID

O0

F_
0
FT_

O,1

i,

O
O
Q_

n"

ir-

_6
<

e-

_,)

"1-

O

_9

E _
O _..

O

o_

iffc3<

E

"0

f-
ffJ

<

ClN
0
m

ON
Ih0
E
8
0

Cl
N
Ql

E
Ih

0
Z

0 0O IA
O GO
Cl g
IA
(D

0 00 0
O (DN (0
Ql
(0

0 00 IA
tO Ot
I IA
N I

f
(D

0 0O IA
LA NN (0
(00
Cl

0 00 IA
O Ct0 N
I I
IA
Ol

0 00 0
O hl
IA Ql
I Ql
N
6!

CI
IA
Cial
f

CI
I

(D

CI

CI

Cl
(h
r

CI

QO
IA

Cl0
CI

Cl
Ci

CI
Ct
CI

(6
Cl0

C!
O

0 0
Qh Qh0N

(0
(O

0 0
(D 0

(0

0 0(0 Cl
(0
(h
(0
(0
(0

0 0
Cl (0

(h(0

(D (D
(0

(4 0
(0(6

0 00 Ol0 0
64 N

I

(0 (0
(0 (0

0 0
0 0
r r

0 0
(0 (0
(0 (0
Ql (h(0 (0
QO (0
Qh ID

0 0(0 Cl

Pl
(0 IQ

0 0

IR

(D (0

Ct (0
I I
(D (D
IA IA

0 00 00 0

0 00 00 0

0 00 00 0

0 00 00 0

0 00 00 0

0 00 00 0

LA
I

(D
(0
(h
6(0

4tr

(D

(h

6\

(0
ta
ID

Ol

ONN

ta
CI
(0
(0

(0

g
(D
(D
Qh
(D
Cl

th

(D
O
Cl0
Cl

Cl
O0
0

(D
(D
CI
CI
CI

(D
Cl
Ct
CI0

Cl
(D
(D0
CI

CI
CI
O
CI
(D

C/3

8~L
O. )C
OI [IJ

C.
I Tl

(D0
ID
C!
CI

g
CI
CI
O0
CI

(D
O
CI0
(D

C3

C I

N

LL

000
"0

6!

0
Ol0
al

E
mm0 al

E o
0 0

a
N L

Ol

0
ih

mZ
c '0
0 Ql

E 0
Ql 0
Q. 0

(0
(D
ClN
X

CI

8

th

Ql

e O 0
0 I C

m
m

Ul I o
Ol D IhC, Ql
'E ta cCao

Qlal 0.
Ql XQ

Ul IU

Ih

l4
Ul m

th

0
(60
CL

0 E

Ql

E
E 0

E a~ oeel- NZO eo

Ql 0 Ql0 oaaa
4I XQZ IU

E
D
E
Qt

Q.

lhQ fh

00
lh

C
Ql

E0
Ql
Qi

0 8
20'Q

4!
X (n

N
0

X
IU
2 E0
Z

c ash8 e
5'e o

IL

m
th
Ol
QI

th

0c
E0

Ql fh
(6 Qle

LL QlQl
c c

0

lh
Ql

L Gh
Ql0 Ql0
0c

SE
m D
6I Ql

Ol O'.

0
m0.
E
8
fll
E0
tll

th

Qi
CI

O (0
IA
N
o'0

8 e
C fh
(6 0
m 0
Im I-

Ql
th
C
IQ

0
th
III

L

Sm
6I
(Q

(Q 0

C
Ql

Ql c0
0

Ql

a .. (6C
0
IQ Ql 0
(0 o Qt

(6 0
Gl 0

tt!ih Ol6 00ea
(O E &

0
E
Ql

0
Ql

0

Ql

0

th

0
Ql

(6

C



Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

April 2012

(2)

72
55

127
15.50

1,968.50

A

A

_"of A's
Commission and Fees rate
Total Commission and Fees (Expenditures)

98,316.00
69,602.50

167,918.50
(2) 1,968.50
(1) 165,950.00

B

B

of B'S

Less: Fees (Expenditures)

Option Premium

Activity in Account

Debits (D) Credits (C)

98,316.00
98,316.00

69,602.50
_" of D's 167,918.50 98,316.00

(3)

98,316.00

(167,918.50)
(69,602.50)

69,602.50

_" of C's

_" of C's

)" of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month

P&L and Cash Activity

(5)

15.50

E

E

T of E's
Commission and Fees rate

Total Fees (Receipts)

(4)
(5)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(6) - Interest from ADM

Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

April 2012

(2)

72
55

127
15.50

1,968.50

A

A

7 of A's

Commission and Fees rate
Total Commission and Fees (Expenditures)

(2)

(()

98, 316.00
69,602. 50

167,918.50
1,968. 50

165,950.00

B

B

g of B's

Less: Fees (Expenditures)
Option Premium

Activi in Account

~Dt»t D C Dt io
98,316.00

98,316.00
69,602.50

Z of D's 167,918.50 98,316.00 X of C's

98,316.00
~167 916 66

(69,602. 50)

69,602. 50

Z of C's

g of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month

P& L and Cash Activity

15.50

E

E

7 of E's

Commission and Fees rate
Total Fees (Receipts)

(4)

(s)

proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(s) Interest from ADM



ADM

ADM INVESTOR SERVICES, INC.

CI_i c_W._B_.a rd of I_rade I3u ildin g
I J-[ W. Jacksor_ BIyd. ',, Suite [._-,00A_

_.i}dc:mto, JiJmi;)._ 60,604-31¢-_0

MOHTHLY COMMOD!TY STATE.MEN, r"

STATEMENT DATE: APR 30, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC'WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT TEAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

* * * * * * * * * * YOUR ACTIVITY THIS MONTH * * * * * * * * * * * * * *

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

4/02/2 72 CALL APR 13 NYM NAT GAS E 4500 C NET PREM US 98,316.00

4/03/2 WIRE TRANSFER REC WIREREC US 98,316.00

WIRE TRANSFER RECEIVED

4/26/2 ii CALL MAY 12 NYM NAT GAS E 4550 C EXPIRE US .00

4/26/2 12 CALL MAY 12 NYM NAT GAS E 5000 C EXPIRE US .00

4/26/2 ii CALL MAY 12 NYM NAT GAS E 5150 C EXPIRE US .00

4/26/2 12 CALL MAY 12 NYM NAT GAS E 5450 C EXPIRE US .00

4/26/2 ii CALL MAY 12 NYM NAT GAS E 5700 C EXPIRE US .00

4/30/2 55 CALL MAY 13 NYM NAT GAS E 4500 C NET PREM US 69,602.50

* * * * * * * * * * * * * * * * PO S I T I ONS IN YOUR ACCOUNT * * * * * * * * * * * * * * * * * *

1/17/2 12 CALL DEC 12 NYM NAT GAS E 4400 C .1410 US 8,208.00

12- OPTION MARKET VALUE .0684 8,208.00"

EXPIRE 11/'27/12

AVERAGE LONG: .14100

LAST TRADE DATE. 11/27/12

3/06/2 12 CALL MAR 13 NYM NAT GAS E 4400 C .1360 US 15,648.00

12- OPTION MARKET VALUE .1304 15,648.00"

EXPIRE 2/25/13

AVERAGE LONG: .13600

LAST TRADE DATE: 2/25/13

2/29/2 34 CALL MAR 13 NYM NAT GAS E 4450 C .1350 US 41,922.00

34* OPTION MARKET VALUE .1233 41,922.00"

EXPIRE 2/25/13

AVERAGE LONG: .13500

LAST TRADE DATE: 2/25/13

11/09/1 7 CALL JUN 12 NYM NAT GAS E 4500 C .1425 US 7.00

7* OPTION MARKET VALUE .0001 7.00"

EXPIRE 5/25/12

AVERAGE LONG: .14250

LAST TRADE DATE: 5/25/12

1/31/2 43 CALL FEB 13 NYM NAT GAS E 4500 C .1575 US 46,225.00

43* OPTION MARKET VALUE .1075 46,225.00"

EXPIRE 1/28/13

AVERAGE LONG: .15750

LAST TRADE DATE: 1/28/13

4/02/2 72 CALL APR 13 NYM NAT GAS E 4500 C .1350 US 82,368.00

72* OPTION MARKET VALUE .1144 82,368.00"

EXPIRE 3/25/13

AVERAGE LONG: .13500

ADM INVESTOR SERVlCES, INCa wholl_t owned <ub{ddiary,_ q_eArcher Dares Mda_d Cnm#a_v
t_:4 _: , ..... t f" DIFF_{R_:N(;_ S OR OBJ_N_E_,_. }Ti_'L_ Y iVE TO IMMED TE[.Y EXERCI{'E YOU_ RGHT" iO lAVE DIF-:EREP C_iS OF_ ()i}Ji C'IiON_:

C(:)F_i:: EC'r_ D Wt.I !IE DEE M£D Y(3tlR AG _;..2E:M_:_:N"i "t_;_,T THIS STATEMENr iS (."O'q -,,_-''_"_, '.,r.,.,__ - 7,*,I-IFIED.

[_ :) [!,: ;.):[: t _:x I T£ : tt_:. ',Nb r:¢[47 {':¢2 .}_":hf, _4::_-S}!: " _ . S k:" . :-'t t::_: .[ q _L i(,
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STATEMENT DATE: APR 30, 2012

ACCOUNT NUMSSRr 121 X2068

SALBSMAN NUMBER: 121 X121

ZMTRODUCBD BY: RBC WEALTH ~ MANAGEMENT
(704I264-2767

PIBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLFASE CONTACT ADMIS CUSTOMER 8ERVZCE AT
1/800/654-0461 or 312/242-7200.

* * * * * Y 0 U R A C T I V I T Y T H I 8 M 0 N T H * ~ * * * * t *

LONG/SUY SERT/SELL DESCRIPTION EX PRICE/LSGND CC DEBIT CREDIT

4/02/2

4/03/2

72

WIRS TRANSFER RBC
WIRE TRANSPSR RECEIVED

WZRERSC US

CALL APR 13 NYM NAT GAS E 4500 C NET PREM U6 98,316.00

98.316.00

4/26/2
4/26/2
4/26/2
4/26/2
4/26/2

11
12
11
12
11

CALL !U!Y 12 NYM NAT GAS S 4550 C
CALL MAY 12 NYM NAT GAS E 5000 C
CALL MAY 12 NYM NAT GAS E 5150 C
carr. NaY 12 NYM NaT Gas E 5450 c
CALL NAY 12 NYM NAT GAS S 5700 C

SXPZRS US
EXPIRE US
BXPZRE US
EXPIRE US
EXPIRB US

.00

.00

.00

.00

.00
4/30/2 55 CALL MAY 13 NYM NAT GAS E 4500 C NET PREM US 69,602.50

* POSITIONS ZNYOURACCOUNT
1/17/2

3/06/2

12
12

12
12*

CALL DBC 12 NYM NaT GAS 8 4400 C
OPTZON MARKET VALUE

EXPIRS 11/27/12
AVERAGB LONG: .14100

LAST TRADB DATE; 11/27/12

CALL MAR 13 NYM lU!T GAS E 4400 C
OPTION BARRET VALUE

BXPZRE 2/25/13
AVERAGB LONG: . 13600

LAST TRADE DaTE: 2/25/13

. 1410 US

.0684

.1360 US

.1304

8,208.00
8,208.00*

15,648.00
15.648.00*

2/29/2 34
34*

CALL MAR 13 NYM NAT GAS E 4450 C
OPTION MARKET VALUE

EXPZRB 2/25/13
AVBRAGE LONG! . 13500

LAST TRADE DATE: 2/25/13

. 1350 US

. 1233
41, 922. 00
41,922.00*

11/09/1 7
7

CALL JUN 12 NYM NAT GAS E 4500 C . 1425 U6
OPTION MARKET VALUE . 0001

EXPIRE 5/25/12
AVERAGE LONG: . 14250

LAST TRADS DATE: 5/25/12

7.00
7.00*

1/31/2 43
43

CALL PBS 13 NYN NAT GAS E 4500 C
OPTION MARKET VALUE

EXPIRE 1/28/13
AVERAGE LONG: .15750

LAST TRADE DATE t 1/2 8/1 3

.1575 US

. 1075
46,225.00
46,225.00*

4/02/2

IS!
; "ll

72
72*

82,368.00
82,368.00*

CALL APR 13 NYM NAT GAS 8 4500 C . 1350 US
OPTION MARKET VALUE .1144

EXPIRE 3/25/13
AVERAGB LONG: .13500

ADA4 il'IVESTQR SERVICES, INC. 8 ivficli r c vned suEs diary c'!he Arche" Dec e 5 M c 0-c Cc "r De-'7,'' ill "!:l Il ' cf.,in/. &0 !. f8P. - f0%'i vc/4 I 3 ll 'I j I'ill cia'ir l r !Pc!sc YOL !
'

I lc l;;",ll r ='.: '. cn '. i cl is*



ADM

ADM IN VEST'OR SERVICES, INC.

i J,1%, j__ck_t_ Bi vd_ • Sui_ idOOA

MONTHLY OOB_MODiTY ST&"_Eb_EIdT

PAGE

STATEMENT DATE: APE 30, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

4/30/2 55 CALL MAY 13 NYM NAT GAS E 4500 C .1250 US 72,215.00

55* OPTION MARKET VALUE .1313 72,215.00-

EXPIRE 4/25/13

AVERAGE LONGs .12500

LAST TRADE DATE: 4/25/13

2/01/2 15 CALL FEB 13 NYM NAT GAS E 4550 C .1425 US 15,165.00

15" OPTION MARKET VALUE .I011 15,165.00"

EXPIRE 1/28/13

AVERAGE LONGs .14250

LAST TRADE DATEz 1/28/13

1/18/2 12 CALL JAN 13 NYM NAT GAS E 4650 C .1375 US 9,252.00

12- OPTION MARKET VALUE .0771 9,252.00*

EXPIRE 12/26/12

AVERAGE LONG: .13750

LAST TRADE DATEs 12/26/12

11/09/1 8 CALL JUL 12 NYM NAT GAS E 4700 C .1400 US 72.00

8* OPTION MARKET VALUE .0009 72.00*

EXPIRE 6/26/12

AVERAGE LONGs .14000

LAST TRADE DATE: 6/26/12

11/09/1 7 CALL AUG 12 NYM NAT GAS E 4800 C .1460 US 140.00

7* OPTION MARKET VALUE .0020 140.00"

EXPIRE 7/26/12

AVERAGE LONG: .14600

LAST TRADE DATE: 7/26/12

1/03/2 36 CALL JAN 13 NYM NAT GAS E 4800 C .1700 US 22,716.00

36* OPTION MARKET VALUE .0631 22,716.00"

EXPIRE 12/26/12

AVERAGE LONG: .17000

LAST TRADE DATE: 12/26/12

11/09/1 7 CALL SEP 12 NYM NAT GAS E 4900 C .1540 US 385.00

7* OPTION MARKET VALUE .0055 385.00*

EXPIRE 8/28/12

AVERAGE LONG: .15400

LAST TRADE DATE: 8/28/12

1/03/2 12 CALL JAN 13 NYM NAT GAS E 4900 C .1540 US 6,696.00

12- OPTION MARKET VALUE .0558 6,696.00*

EXPIRE 12/26/12

AVERAGE LONGz .15400

LAST TRADE DATEs 12/26/12

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of :he Archer Daniels Mdand Compar:y
:;'[,i,;_\S_ :{!_POP *_ ANY DIFFr:R?_NCES OR OBJE 3TtONS IMMEDIA*"E["L YOUR =ALLURE TO !M%'IEDIATELY EXERCISE YOtJ'9 RGHT/O :-lAVE DtFC"EqENO_:'S OF! O_SJ_zC ilC)tl

:ORb:iLC',"E D Wt. L B': DEEM: D YO Jt:'_A(_R¢:EMENT THAI" HIS STATEMENT S COR_-q_}CTAb;D R/,'rlFIED

[ _-,x :: , _ -: _:.B [:3-r _-o _ :¢t,!_ :,hD C: P!i_'!'!k'_% {9_'i=E/FR:_- 2:D£! : £',',_ t ,:!:_£d'[k_ -{r'[ -tl !q[:i :[ "r[

? A I 0 XI I.'i V I. S'I" I') Ii S F JA: I C E s, I 'xi 4.

r hif'III, !'rIIA

AD M & Irl '"'li'I i - I ill

PAGB 2

STATEMENT DATE: APR 30, 2012

ACCOUNT NUNBRRr 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROS THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUBS
RSGARDINQ YOUR STATBMENT THAT YOU
ARB UNABLE TO RESOLVE WITH YOUR BROKBR,
PLPASB CONTACT ADMZS CUSTOMER SERVICE AT
1/800/654-0461 or 31a/242-7200.

DATE

4/30/2

LONG/BUY 8HRT/SELL DESCRIPTION BX PRICE/LEGND CC

55
55

.1250 US

. 1313
CALL MAY 13 NYN NAT GAS E 4500 C

OPTION MARKBT VALUE
RXPxRE 4/a5/13

AVERAGE LONGI . 12500

DBSIT CRBDIT

72,215.00
72. 215. 00

2/01/2

1/18/2

15
15r

12
12*

LAST TRADE DATEr 4/25/13

CALL PEB 13 NYM MAT QAS E 4550 C
OPTION MARKET VALUE

EXPIRE 1/28/13
AVERAGB LONQI .14250

LAST TRADE DATSI 1/28/13

CALL JAN 13 NYM NAT QAS E 4650 C
OPTION MARKET VALUE

EXPIRE 12/26/12
AVERAGE LONG: .13750

.1425 US

.1011

. 1375 US

. 0771

15,165.00
15,165.00*

9.252.00
9,252.00*

11/09/I

11/09/1

I/03/2

11/09/1

1/03/2

8
8*

7
7*

36
36*

7
7*

12
12*

LAST TRADE DATRr 12/26/12

CALL JUL 12 NYN NAT GAS 8 4700 C
OPTION MARKET VALUE

EXPIRE 6/26/12
AVBRAGB LONG: . 14000

LAST TRADB DATE: 6/26/12

CALL AUG 12 NYM NAT GAS 8 4800 C
OPTION MARKET VALUE

EXPIRE 7/26/12
AVBRAGB LONG: . 14600

LAST TRADB DATE: 7/26/12

CALL JAN 13 NYM NAT GAS S 4800 C
OPTION MARKET VALUB

sxx IRR xa/26/12
AVSRAQE LONG: .17000

LAST TRADE DATEr Xa/26/xa

CALL SEP 12 NYM NAT GAS S 4900 C
OPTION MARKET VALUE

EXPIRE 8/28/12
AVBRAGB LONG: . 15400

LAST TRADE DATE: 8/28/12

CALL JAN 13 NYM NAT GAS E 4900 C
OPTION MARKET VALUE

EXPIRE 12/26/12
AVERAGE LONG: . 15400

.1400 US

.0009

. 1460 US

. 0020

. 1700 US

.0631

. 1540 US

.0055

.1540 US

.0558

72.00
72.00

140. 00
140.00*

22,716.00
22, 716. 00*

385.00
385.00*

6,696.00
6.696.00*

LAST TRADE DATE: 12/26/12
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STATEMENT DATE: APR 30, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY_ RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

9/26/1 7 CALL JUN 12 NYM NAT GAS E 4950 C .1630 US 7.00

7* OPTION MARKET VALUE .0001 7.00*

EXPIRE 5/25/12

AVERAGE LONG: .16300

LAST TRADE DATE_ 5/25/12

10/14/1 7 CALL JUL 12 NYM NAT GAS E 5000 C .1650 US 42.00

7* OPTION MARKET VALUE .0006 42.00*

EXPIRE 6/26/12

AVERAGE LONG: .16500

LAST TRADE DATE: 6/26/12

ii/ii/i 7 CALL OCT 12 NYM NAT GAS E 5000 C .1525 US 630.00
7* OPTION MARKET VALUE .0090 630.00*

EXPIRE 9/25/12

AVERAGE LONG: 15250

LAST TRADE DATE_ 9/25/12

12/13/1 12 CALL DEC 12 NYM NAT GAS E 5000 C .1500 US 3,948.00
12" OPTION MARKET VALUE .0329 3,948.00*

EXPIRE 11/27/12

AVERAGE LONG: 15000

LAST TRADE DATE: 11/27/12

8/23/1 8 CALL JUN 12 NYM NAT GAS E 5100 C .1750 US 8.00

8* OPTION MARKET VALUE .0001 8.00*

EXPIRE 5/25/12

AVERAGE LONG: 17500

LAST TRADE DATE_ 5/25/12

11/18/1 i0 CALL NOV 12 NYM NAT GAS E 5100 C .1590 US 1,650.00
i0" OPTION MARKET VALUE .0165 1,650.00"

EXPIRE 10/26/12

AVERAGE LONG: 15900

LAST TRADE DATE: 10/26/12

12/01/1 35 CALL DEC 12 NYM NAT GAS E 5100 C .2220 US 10,255.00

35* OPTION MARKET VALUE .0293 10,255.00"

EXPIRE 11/27/12

AVERAGE LONG: 22200

LAST TRADE DATE= 11/27/12

10/14/1 6 CALL AUG 12 NYM NAT GAS E 5150 C .1650 US 60.00
6* OPTION MARKET VALUE .0010 60.00*

EXPIRE 7/26/12

AVERAGE LONG: 16500

LAST TRADE DATE: 7/26/12

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Dan eis Mcand Company.
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STATEMENT DATRr APR 30, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVB ANY QUESTIONS OR ISSUES
REQARDING YOUR STATBMENT THAT YOU
ARE UNABLB TO RESOLVE WITH YOUR BROKER.
PLEASE CONTACT ADMIS CUSTOMER SERVICB AT
I/800/654-0461 Dz 312/242-7200.

DATE

9/26/I 7
7*

CALL JVN 12 NYM NAT GAS R 4950 C
OPTION MARKET VALVE

BXPZRE 5/25/12
AVERAGB LONG i . 16300

IJTST TRADE DATE: 5/25/12

.1630 VS

.D001

LONG/BUY SERT/SBLL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

7.00
7.00*

10/14/1

11/11/1

12/13/1

7
7*

7
7*

12
12*

CALL JUL 12 NYM NAT QAS E 5000 C
OPTION MARKET VALUE

BXPIRE 6/26/12
AVERAGE LOMQr . 16500

LAST TRADE DATBr 6/26/12

CALL OCT 12 NYM NAT CTA9 E 5000 C
OPTION MARKET VALUB

EXPIRE 9/25/12
AVERAGE LONQr .15250

LAST TRADE DATE: 9/25/12

CALL DSC 12 NYM NAT GAS S 5000 C
OPTZON MARKBT VALUE

EXPIRE 11/27/12
AVERAGE LONG: . 15000

. 1650 US

.0006

. 1525 US

.0090

.1500 US

.0329

42.DO
42.00*

630.00
630.00*

3,948.00
3.948.00*

8/23/1

11/18/I

12/01/1

10/14/1

8
8*

10
10*

35
35*

6
6*

LAST TRADE DATEr 11/27/12

CALL JUN 12 NYM NAT GAS E 510D C
OPTION MIUIKET VALVE

EXPZRB 5/25/12
AVERAGE LONG: .17500

LAST TRADE DATBr 5/25/12

CALL NOV 12 NYM NAT GAS E 5100 C

OPTION MARKET VALUB
EXPIRE 10/26/12

AVERAGE LONG: .15900

TJTST TRADE DATE: 10/26/12

CALL DEC 12 NYM NAT GAS E 5100 C
OPTION MARKET VALUE

EXPIRE 11/27/12
AVERAGE LONG r .22200

LAST TRADE DATE: 11/27/12

CALL AUG 12 NYM NAT QAS E 5150 C

OPTION MARKBT VALVB
SXPIRB 7/26/12

AVERAGE LONG: . 16500

.1750 US

. 0001

.1590 US

. 0165

.2220 US

.0293

.1650 US

. 0010

8.00
8.00*

1,650.00
1,650.00*

10,255.00
10,255.00*

60.0D
60.00*

LAST TRADB DATE r 7/26/12

AD(I!i INVEST(3R SERVICES, INC. a wholi! owned subsidiary ol The Archer Ca- as M c a-i, Co rpa-y
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STATEMENT DATE: APR 30, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/08/1 7 CALL JUN 12 NYM NAT GAS E 5200 C .1800 US 7.00

7* OPTION MARKET VALUE .0001 7.00*

EXPIRE 5/25/12

AVERAGE LONG: .18000

LAST TRADE DATE; 5/25/12

8/25/1 8 CALL JUL 12 NYM NAT GAS E 5200 C .1750 US 40.00

8* OPTION MARKET VALUE .0005 40.00*

EXPIRE 6/26/12

AVERAGE LONG: .17500

LAST TRADE DATE: 6/26/12

9/26/1 7 CALL AUG 12 NYM NAT GAS E 5200 C .1730 US 63.00

7* OPTION MARKET VALUE .0009 63.00*

EXPIRE 7/26/12

AVERAGE LONG: .17300

LAST TRADE DATE: 7/26/12

9/26/1 6 CALL SEP 12 NYM NAT GAS E 5350 C .1700 US 186.00

10/14/1 7 CALL SEP 12 NYM NAT GAS E 5350 C .1650 US 217.00

13- OPTION MARKET VALUE .0031 403.00*

EXPIRE 8/28/12

AVERAGE LONG: .16730

LAST TRADE DATE: 8/28/12

10/06/1 21 CALL OCT 12 NYM NAT GAS E 5400 C .1680 US 1,029.00

21" OPTION MARKET VALUE' .0049 1,029.00"

EXPIRE 9/25/12

AVERAGE LONG: .16800

LAST TRADE DATE: 9/25/12

8/10/1 7 CALL JUL 12 NYM NAT GAS E 5450 C .1750 US 28.00

7* OPTION MARKET VALUE .0004 28.00*

EXPIRE 6/26/12

AVERAGE LONG: .17500

LAST TRADE DATE: 6/26/12

8/08/1 6 CALL AUG 12 NYM NAT GAS E 5450 C .1780 US 36.00

6* OPTION MARKET VALUE .0006 36.00*

EXPIRE 7/26/12

AVERAGE LONG: .17800

LAST TRADE DATE: 7/26/12

10/17/1 7 CALL OCT 12 NYM NAT GAS E 5500 C .1700 US 301.00

7* OPTION MARKET VALUE .0043 301.00"

EXPIRE 9/25/12

AVERAGE LONG: .17000

LAST TRADE DATE: 9/25/12

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Dan e[s Mid!an0 Comparqy.
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GTATBMBNT DATE: APR 30, 2012

ACCOUNT NUMSSRr 121 X2068

SALE6MAN NUMBER: 121 X121

INTRODUCED BY: RBC ~ WEALTH -MANAGBMBNT
(7D4I264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO SOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY GUBGTIONG OR ISSUES
RSGARDZNG YOUR STATEMENT THAT YOU
ARB UNABLE TO RBSOLVE WITH YOUR BROKER,
PLEASE CONTACT ADNIG CUSTOMBR SERVICE AT
I/800/654-0461 oa 312/242-7200.

DATE

8/08/1

LONG/SUY GHRT/BELL DESCRIPTION EX PRICE/LEGND CC

7
7*

. 1800 US

. ODD 1
CALL JUN 12 llYN NAT QAS E 5200 C

OPTION MARKET VALUB
EXPIRE 5/25/12

AVERAGE LONQt . 18000

LAST TRADE DATEr 5/25/12

DEBIT CREDIT

7.00
7.00

8/25/I

9/26/1

9/26/I
10/14/I

8
8*

7
7*

6
7

13

CALL JUL 12 NYM NAT GAG S 5200 C
OPTION MARKBT VALUE

EXPIRE 6/26/12
AVERAGS LONG: . 17500

LAST TRADE DATE: 6/26/12

CALL AUG 12 NYN NAT QAS E 5200 C
OPTION NARRET VALUE

EXPIRE 7/26/12
AVERAGE LONG: .17300

LAST TRADE DATBt 7/26/12

CALL SSP 12 NYM NAT GAS E 5350 C
CALL SBP 12 NYM NAT GAS E 5350 C

OPTION MARKET VALUE
BEPISS 8/28/12

AVERAGE LONG: . 16730

. 1750 US

.0005

. 1730 US

.0009

.1700 US

.1650 UB

.0031

40.00
40.00*

63.00
63.00*

186.00
217.00
403.00

10/06/1 21
21*

IJIST TRADE DATE: 8/28/12

CALL OCT 12 NYN NAT GAS B 5400 C
OPTION MARKET VALUE

EXPIRE 9/25/12
AVERAGE LONG: . 16800

. 1680 US

. 0049
1,029.00
1,029.0D*

8/10/I 7
7*

LAST TRADB DATE: 9/25/12

CALL JUL 12 NYM NAT GAS E 5450 C
OPTION MARKET VALUE

EXPIRE 6/26/12
AVERAGE LONG: .17500

.1750 US

.0004
28.00
28.00*

8/08/1

10/17/1

6
6

7
7*

LAST TRADE DATBi 6/26/12

CALL AUQ 12 NYM lUIT QAS E 5450 C
OPTION MARKET VALUE

EXPIRE 7/26/12
AVBRAGS LONG: . 17800

LAST TRADB DATE r 7/26/12

CALL OCT 12 NYM NAT GAS 8 5500 C
OPTION MARKET VALUE

EXPIRE 9/25/12
AVERAGE LONG: .17DOD

. 1780 US

.0006

. 1700 US

.0043

36.00
36.DO*

301.00
301.00

IJIST TRADE DATEr 9/25/12
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STATEq4ENT DATE: APR 30, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY

11/o2/1 40
40*

7/29/1 7
7*

9/o6/1 14
14-

6/17/1 7
7*

7/12/1 8
8*

SHRT/SELL DESCRIPTION

CALL NOV 12 NYM NAT GAS E 5500

OPTION MARKET VALUE

EXPIRE 10/26/12

AVERAGE LONG: .16000

LAST TRADE DATE: 10/26/12

CALL AUG 12 NYM NAT GAS E 5550

OPTION MARKET VALUE

EXPIRE 7/26/12

AVERAGE LONG_ .18600

LAST TRADE DATE; 7/26/12

CALL SEP 12 NYM NAT GAS E 5600

OPTION MARKET VALUE

EXPIRE 8/28/12

AVERAGE LONG: .17000

LAST TRADE DATE: 8/28/12

CALL JUN 12 NYM NAT GAS E 5700

OPTION MARKET VALUE

EXPIRE 5/25/12

AVERAGE LONG: .19400

LAST TRADE DATE: 5/25/12

CALL JUL 12 NYM NAT GAS E 5750

OPTION MARKET VALUE

EXPIRE 6/26/12

AVERAGE LONG: .18500

LAST TRADE DATE: 6/26/12

EX PRICE/LEGND CC

C .1600 US

.0100

C .1860 US

.0005

C .1700 US

.0022

C .1940 US

.0001

C .1850 US

.0004

DEBIT CREDIT

4,000.00

4,000.00*

35.00

35.00*

308.00

308.00*

7.00

7.00*

32.00

32.00*

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

OPTION PREMIUM

*** SEG USD ***

.00

69,602.50-

69,602.50-

167,918.50-

343,908.00

274,305.50

274,305.50

*** CURRENT MONTH ***

US 167,918.50-

*** YEAR-TO-DATE ***

435,066.50-

* * * * * * * * * * * * * * * * * * * * * * * * * * * * * * * * *
*

* FOR 2011 TAX INFORMATION, VISIT OUR WEBSITE AT

HTTP ://WWW. ADMIS. COM/TAXFAQ. HTM *. * * * * * * * * * * * * * * * * * * * * * * * * * * * * * * *

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Dan e:s M c a_ Corrpany.
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STATEMENT DATE: APR 30, 2012

ACCOUNT NUMBRRi 121 X2068

SALESMAN NDMBERi 121 X121

INTRODUCBD BY: RSC WEALTH MANAGEMENT
1704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMERT TEAT YOV
ARE UNABLE TO RBSOLVE WITH YOUR BRORBR,
PLRASR CONTACT ADMZS CUSTOMER SERVICE JLT

1/800/654-0461 or 312/242-7200,

DATE

11/02/1 40
40*

CALL NOV 12 NYM NIJT QAS E 5500 C
OPTION MARKET VALUE

BXPIRE 10/26/12
AVERAGE LONG: . 16000

LA8T TRADE DJJTEi 10/26/12

. 1600 US

. D 100

LONG/BUY SERT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

4,000.00
4,000.0D*

7/29/1

9/06/1

6/17/1

7/12/1

7
7*

14
14

7
7

8
8*

CALL AVG 12 NYM NAT QAS E 5550 C
OPTION MARKET VALUE

BXPIRR 7/26/12
AVERAGE LONQi .18600

LAST TRADE DATE: 7/26/12

CALL SEP 12 NYM NAT GA6 E 5600 C
OPTION MARKET VALUE

BXPIRE S/28/12
AVERAGE LONG: .17000

LAST TRADE DATEJ 8/28/12

CALL JVN 12 NYN NAT QAS E 5700 C
OPTION MARKET VALVE

EXPIRE 5/25/12
AVERAGE LONQi .19400

IAST TRADB DATIJ t 5/25/12

CALL JJJL 12 NYM NAT GAS E 5750 C
OPTION MARKET VALUE

BXPZRB 6/26/12
AVERAGE LONG: . 18500

LAST TRADE DATE: 6/26/12

. 1860 US

.0005

. 1700 VS

.0022

. 1940 US

.0001

.1850 VS

.0004

35.00
35.00*

308.00
308.0D

7.00
7.00*

32.00
32.00»

1. BEQZNNING ACCT BALANCE
2. PAL AND CASH ACTIVITY
3. ENDING ACCT BALANCE
5. NET OPTION PREMZUM
8. OFTIONS MARKET VALUE

*** SEG VSD * ~

.00
69,6D2.50-
69,602.5D-

167, 918. 50-
343,908.00

9. ACCT VALUE AT MARRET
11. CONVBRTED ACCT VALUE US

274,305.50
274,305.50
* CURRENT MONTH *** * r YEAR-TO-DATB ***

OPTION PREMIUM 167, 918. 50— 435,066.50-

FOR 2011 TAX ZNPORMATION, VISIT OUR WEBSITE AT
HTTPJ//WWW.ADMZS.COM/TAXPAQ.HTM

ADM INVES yCIR SERVICES, INC. 6 Shelty c;;nc I:tib,idiRry „'hr Archer btt" 0 5,'it c a i. Co rps-y
"II':t. ""h".Jtl",'I lilt-'JLIJ ..=': TJI- Otl.'"2 I Ii I'i'i;'JIA LL'I 'ri7... JI 0 lt JO I'1'I LIA Rty t Xt '.,8 yc!, tll fc IJT. CI'''



South Carolina

Report as of 4130/2012 Close

Period Original Purchase Realized Value Net Value Realized
Cost/Proceeds Gain or (Loss)

Closed Review $949,450 $2,424,270 $1,474,820
Closed
Closed
Closed

Closed
Closed

Closed

Positions - May-2002/April-2003
Positions - May-2003/April-2004

Positions - May-2004/April-2005
Positions - May-2005/April-2006
Positions - May-2006/April-2007

Positions - May-2007/April-2008
Positions - May-2008/April-2009

Review $1,065,640 $400,810
Review $851,680 $795,290
Review $2,463,690 $4,925,500
Review
Review
Review

Closed Positions - May-2009/April-2010 Review
Closed Positions - May-2010/April-2011 Review

Closed Positions - May-201 l/April-2012 Review
Closed Positions - May-2012/May-2012 Review

$3,369,220
$2,908,420

$3,446,030
$3,599,735
$2,240,760

$1,339,250
$97,530

$22,331,405

$901,450

$23,232,855

Total Closed Positions Review Periods

Open Positions Total

Closed/Open Postion TOTALS

($1,385,730)
$1,159,981

($6,147,835)
($12,587,530)

($3,938,546)
$0
$0

($14,353,790)

$343,908

($14,009,882)

($664,830)

($56,390)
$2,461,810

($4,754,950)

($1,748,439 /
($9,593,865)

($16,187,265)
($6,179,306)

($1,339,250)
($97,530)

($36,685,195)

($557,542)

($37,242,737)

Period

South Carolina
Report as of 4/30/2012 Close

Original Purchase
Cost/Proceeds

Realized Value
Net Value Realized

Gain or Loss
Closed Positions - Ma -2002/A ril-2003 Review
Closed Positions - Ma -2003/A ril-2004 Review
Closed Positions - Ma -2004/A ril-2005 Review
Closed Positions - Ma -2005/A ril-2006 Review
Closed Positions - Ma -2006/A ril-2007 Review
Closed Positions - Ma -2007/A ril-2008 Review
Closed Positions - Ma -2008/A ril-2009 Review

$949,450
$ 1,065,640

$851,680
$2,463,690
$3,369,220
$2,908,420
$3,446,030

$2,424,270
$400,810
$795,290

$4,925,500
$ 1,385,730
$ 1,159,981

$6 147,835

$ 1,474,820
$664,830

$56,390
$2,461,810

$4,754,950
$ 1,748,439
$9,593,865

Closed Positions — Ma -2009/A ril-2010 Review
Closed Positions — Ma -2010/A ril-2011 Review
Closed Positions - Ma -2011/A ril-2012 Review
Closed Positions - Ma -2012/May-2012 Review
Total Closed Positions Review Periods
Open Positions Total
Closed/Open Postion TOTALS

$2,240,760
$ 1,339,250

97,530

$3,938,546
$0

$3,599,735 $ 12,587,530 $ 16,187,265
$6,179,306
$ 1,339,250

97,5 )



MMBtus

Period Tool Counter Original Purchased Per

party Trade Date Month

Ma)'-12 Call NYMEX 5/9/2011 110,000

Ma}'-12 Call NYMEX 6/24/2011 120,000

Ma},-12 Call NYMEX 8/8/2011 110,000

Ma),-12 Call NYMEX 8/25/2011 120,000

Ma)'-12 Call NYMEX 10/25/2011 110,000

SUMMARY: 570,000

South Carolina May-2012/May-2012 Review

Report as of 4/30/2012 Close

Trade I
Strike/Fixed Purchase Purchase

Price Price CostlProceeds Expiration
_)_te

$5.70 $o.182c $20,020 o4/25/2o12 E

$5.45 $0.183C $21,960 04/25/2012 E

$5.15 $0.170C $18,700 04/25/2012 E

$5.00 $0.165C $19,800 04/25/2012 E

$4.55 $0.155C $17,050 04/25/2012 E

$97,530

Expiration Realized Net Value Realized Fees
Price Value Gain or (Loss)

$0.000 $0 ($20,0201 $170.50

$0.000 $0 ($21,9601 $186.00

$0.000 $0 ($18,7001 $170.50

$0.000 $0 ($19,8001 $186.00

$0.000 $0 ($17,0501 $170.50

$0 ($97,530) $883.50

Pallod

Ma -12
Ma -12

Tool

Call
al

Co nter Original
party Trade Date

5/9/2 01 1NYMEX
NYMEX 6/24/2011

MMSlue
Pufchased Per

11D
120

PUIchase
Cost/Proceeds

striae/Fixed
Prke

Purcnase
pn«a

Trade I

Expiration
t

20 020 04R$201 2 E
$21 960 04/25/2012 E

5 70 $0 1820
$0 1830$ 5 45

South Caroana May-2012/Mxy.2012 Review
Report as of 4/3N2012 Close

Explradon
Pflca

$0 000

Rseuzed
Value

$0

Net Va/ue Readzed
Gain or(Loss)

$20 020
$21 9SD

P//aa

170 50
186 00

Ma -12
Ma -12

Call
Call

NYMEX
NYMEX

8592011
8/2 Dl 1

110 000
120 COD $ 0 1650

18 DD 04/2 012
$19 800 04/25/2D12 E $D

18 TOD 170 50

Ma -12
SUMMARY

Call NYMEX 10/25/2011 11D 000
570 000

$455 $ 0 1550 $17 D50 04/25/2012 E
97 530

$0 $ 17 DSD
97 53D

170 50
883 50



Open Positions - South Carolina

I I Trade Date MMBtuI
Period Tool Counterparty Purchased

Per Month

Jun-12 Call NYMEX 6/17/2011 70r000
Jun-12 Call NYMEX 8/8/2011 70_000

Jun-12 Call NYMEX 8/23/2011 80_000
Jun-12 Call NYMEX 9/26/2011 70,000

Jun-12 Carl NYMEX 11/9/2011 70r000

Jul-12 Call NYMEX 7/12/2011 80r000
Jul-12 Call NYMEX 8/10/2011 70_000

Jul-12 Call NYMEX 812512011 80,000
Jui-12 Call NYMEX 10/14/2011 70r000

Jul-12 Call NYMEX 111912011 80r000
Aug-12 Call NYMEX 7/29/2011 70_000

Auq-12 Call NYMEX 8/8/2011 60f000
Aug-12 Call NYMEX 9/26/2011 70,000

Aug-12 Call NYMEX 10/14/2011 60r000

Au_-I 2 Call NYMEX 11/9/2011 701000

Sep-12 Call NYMEX 9/6/2011 70,000
Sep-12 Call NYMEX 9/6/2011 70r000

Sep-12 Call NYMEX 912612011 60,000

Sep-12 Call NYMEX 1011412011 70r000

Sep-12 Call NYMEX 11/9/2011 70_000

Oct-12 Call NYMEX 101612011 210r000
Oct-12 Call NYMEX 10/17/2011 70r000

Oct-12 Call NYMEX 11/11/2011 70r000
Nov-12 Call NYMEX 111212011 400_000

Nov-12 Call NYMEX 1111812011 100r000

Dec-12 Call NYMEX 12/1/2011 350r000

Dec-12 Call NYMEX 12/13/2011 120,000

Report as of 4/36/2012 Close

Strike/Fixed Purchase Purchase Trade/ I NYMEX

Price Price Cost/Proceeds ExpiratiOnDate I Marketprlce

$5.70 $0.1940 $13_580 05/25/2012 E

$5.20 $0.1800 $12r600 05/25/2012 E
$5.10 $0.1750 $14r000 05/25/2012 E

$4.95 $0.1630 $11,410

$4.50 $0..1425 $9T975

Market Value

$0.0001 $7
$0.0001 $7

$0,0001 $8
05/25/2012 E $0.0001 $7

05/25/2012 E $0.0001 $7

06/26/2012 E $0.0004 $32

06/26/2012 E $0.0004 $28
06/26/2012 E $0.0005 $40

06/26/2012 E $0.0006 $42

$0.0009 $72

$5.75 $0.1850 $14f800
$5.45 $0.1750 $12,250

$5.20 $0.1750 $14r000
$5.00 $0.1650 $11,550

$4.70 $0.1400 $11 r200 06/26/2012 E

07/26/2012 E$5.55 $0.1860 $13,020 $0.0005 $35

$5.45 $0.1780 $10r680 07126/2012 E $0.0006 $36
$5.20 $0.1730 07/26/2012 E $0.0009 $63$12_110

$5.15 $0.1650 $9,900
$140

07/26/2012 E $0.0010 $60

07/26/2012 E $0.0020$4.80 $0.1460 $10r220
$0.0022 $154

08/28/2012 E $0.0022 $154
08/28/2012 E $0.0031 $186

08/28/2012 E $0.0031 $217

$5.60 $0.1700 $11_900 08/28/2012 E

$0.0055 $385

$5.60 $0.1700 $11r900

$5.35 $0.1700 $10,200

$5.35 $0.1650 $11r550

$4.90 $0.1540 $10r780 08/28/2012 E

$5.40 $0.1680 $35r280 0912512012 E
$5.50 $0.1700 $11_900 09/25/2012 E

$5.00 $0.1525 $10r675 09/25/2012 E

$0.0049 $1_029
$0.0043 $301

$0.0090 $630

$0.0100

$0.0165

$5.50 $0.1600 $64r000 10/26/2012 E
10/26/2012 E

11/27/2012 E $0.0293
$0.0329

$5.10 $0.1590 $15r900

$5.10 $0.2220 $77,700

$5.00 $0.1500 $18r000 11/27/2012 E

$4.40 $0.1410 $16r920 11/27/2012 E $0.0684

$4.90 $0.1540 $18r480 12/26/2012 E $0.0558
$4.80 $0.1700 12/26/2012 E $0.0631
$4.65 $0.1375 12/26/2012 E $0.0771

$4.50 $0.1575 $67_725 01/28/2013 E $0.1075
01/28/2013 E $0.1011

$0.1233

$0.1304

02/2512013 E

$4,000

$1 r650

$10_255
$3_948

$8r208
$6,696

$22,716

$91252

$46_225

$15r165
$4 1T922

$151648

Dec-12 Call NYMEX 1/17/2012 120t000

Jan-13 Call NYMEX 1/3/2012 120,000

Jan-13 Call NYMEX 1/3/2012 360r000 $61r200

Jan-13 Call NYMEX 1/18/2012 120r000 $16_500
Feb-13 Call NYMEX 1/31/2012 430_000

Feb-13 Call NYMEX 2/112012 150r000 $4.55 $0.1425 $21t375
Mar-13 Call NYMEX 2/2912012 340r000 $4.45 $0.1350 $45_900

Mar-13 Call NYMEX 3/6/2012 120r000 $4.40 $0.1360 $16r320

Apr-13 Call NYMEX 4/2/2012 720r000 $4.50 $0.1350 $97r200

May-13 Call NYMEX 4/30/2012 550r000 $4.50 $0.1250 $68t750
SUMMARY: 5r760,000 $901,450

02/2512013 E

$0.1144

$0.1313

03/25/2013 E

0412512013 E
$82r368

$72r215
$343.908

Net Value vs.

Current Market

Value

($13r573

($12,593
($13r992
($11,403

($9r968'
($14r768'

($12,22-;
($13,960'

($11,508'

($11,128;

($12,985_j
($10,644

($12,047

($9,840;

($1o_o8o;
($11,746 /
($11,7461

($10,0141

($11 r333)

($10r395
($34,251

($11,599)

($1o_o45I
($60,000

($14r250)
($67,445)
($14,052_

($81712_
($11,784_

($38,484_

($7r248 /

($21,500)

($6_210

($3,978)

($672

($14r832)

$3_465
($557.542)

Open Positions - South Carolina
Report as of 4/30/2012 Close

MMBtua Trade I NYMEXStrike/Fixed Purchase PurchasePeriod Tool Counterparty Trade Date Purchased
p I vp 6

Expiration MarketPrice Price Cost/ProceedsPer Month Price
Jun-12 Ca YM X 6/17/2011 70 000 70 0 9 0 3 580 05/ 2012 E

Market Value
Nst Value vs.

Current Market
Va ue

13 573

JUn-I
Jul-I
Jul-I
Jul-I

Ca
Ca
Ca
Ca

Jun-12 Ca
Jun-12 Ca
Jun-12 Ca

YM

YM
YM

YM
YM
YM

X 8/8/201
X 8/23/201
X 9/26/201
X 11/9/201

70 000 20
80 000 $5 IO
0000 $495
0000 $450

0 80
0 70
0 6 0
0 45

X 7/12/201 80 000 75 0 8 0
45 $0 7 0
20 $0 750

X 8/10/2011 0 000
X 8/25/ 011 80 000

2 800 05/
4 000 05/
1410 0 /
9975 0 /2
4 800 06/2

12 250 06/
14 COO 06/

2E/201
/201
/201
/201
/201
201

01

0 0001
0 0001
0 0004

28
0 0005 $40

12 593
13 992
11 403
$9 968
14 768

2 222

Jul-I
Jul-12

X 10/14/ 011YMCa
YMEX I I ID/2 01Ca I N

00 $0 65070 000
0 40080 000 $4 70

11 550 06/
I 20

201
201

0 0006 $42
72 I 128

70 000 55
AU

AU

AU

2 Ca
2 Ca
2 Ca

60 000
70 000

NYMEX 8/8/ OI
NYMEX 9/26/ 01
NYMEX 10/14/2011 60 000 $5

2 Ca I NYMEX 7/29/ 01Au -I 0 860
0 780
0 730
0 1650

3 02 0 I

2 10 07/
07/

0 880 0/
201
201

01
I 01

0005 35
36

0010 $60

2 985
10 644
2 047

$9 84D
AU 2 Ca NYMEX 11/9/201 70 000 $4 80 0 1460 10 0 0 I 0 C020 $140 0 080
Se
Se
Se
Se

2 Ca
2 Ca
2 Ca
2 Cal

NYMEX 9/6/201
NYMEX 9I6I201
NYMEX 9/26/20
NYMEX 10/1 4/20

0 000
0 000

5 35

70 000 $5 80
0000 560

0 1700
0 1700
0 1700
0 1650

0 0 I
I 00 08/2
0 00 08/
I 50 D8/

/ 01
I 01
/201
/201

0 0022
0 0022

0031
0 0031

I 746
11 746
100 4
113 3

YMEX 11/9/2011 7Se 12 Call N 0000 $490 $01540
40 $0 16800 000NYMEX 10/6/2011 2Oct-12 Call

0 80 08/28/201
35 80 09/25/201

0 0055 $3
00049 $ 10

103 5
9 $3421

Oct-12 Call N YMEX 10/I 7/2011 70 000
011 70 000NYMEX 11/11/Oct-12 Cal

50 $0 1700
525

I 900 09/25/201
5/2010 675 08/

0 0043 3 I

630
11 599
10 045

Nov-12 Ca NYMEX 11/2/ 11 4DO 000 50 20164 000 10/ 8/ D100 60 000

3 Ca
3 Ca

Jan-
Jan I

Nov-12 Ca
Dec-I 2 Ca
Dec-12 Ca
Dsc-12 Ca

NYMEX 11/18/2
NYMEX 12/ I

EX 12/13/NYM
NYMEx I/17I20
NYMEX I/3/20

EX I/3/20

100 000
350 000

10
10

0 000 00
0 000 $4.40
0000 $490
COCO $480

590
22002
500
410
540
700 $6

0/26/
01

01

0 65
0293
0329

0 0558
0.063

I 650
0 255

22 716

4 250
7 445
4 52
8 2
I 84

$38 484
Jan- YM3 Call N Ex 1/18/2012 375 00 12/26/ 077 I 248$9252 8
Feb-
Feb-

3 Call N YM
3 Call N YM

X I/31/2012 4
EX 2/I /2012

575 $6
425

72 0 /28/
0 /2N2375

75 6 225 $21 500
2 015 165 $6

Mar
Mar-

YM3 Call N X 2/29/2012 34
3 Call YMEX 3/6/201 2
3 Call N

000 $4
45
40

02/25/20 3
3 0 02/25/

33
15 648 $872

1 922 $3 978

YM
Ma -13 Call N

SUMMARY:

X 4/2/2012 7 DODO $4
0000 $4

60 000
YMEX 4/30/2012 5

57
50 0. 250

2 0 03/25/
7 0 04/25/
4 0

13
2 368

72 215
3 908

$ 14 832
$3 46

$557 542


